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Dependent Variable: TCH
Method: Least Squares
Date: 04/18/21 Time: 00:58
Sample: 1985 2019
Included observations: 35
Variable Coefficient Std. Error t-Statistic Prob.
C 13.41669 4.397258 3.051148 0.0047
IF 0.118644 0.077008 1.540683 0.1339
PIB -0.121481 0.025732 -4.720972 0.0001
DEP -0.000828 0.000713 -1.161829 0.2545
PAC 2.066558 0.536585 3.851315 0.0006
R-squared 0.800703 Mean dependent var 17.77143
Adjusted R-squared 0.774130 S.D. dependent var 6.914800
S.E. of regression 3.286311 Akaike info criterion 5.348972
Sum squared resid 323.9953 Schwarz criterion 5.571165
Log likelihood -88.60701 Hannan-Quinn criter. 5.425673
F-statistic 30.13229 Durbin-Watson stat 1.360690
Prob(F-statistic) 0.000000
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IF PIB DEP PAC
IF 1 -0,461439 | -0,429446 | -0,503472
PIB -0,461439 1 0,927421 | 0,818891
DEP -0,429446 | 0,927421 1 0,90013
PAC -0,503472 | 0,818891 | 0,90013 1
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IF PIB DEP PAC
TCH 0,401611 | -0,822377 | -0,703311 | -0,488504
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Dependent Variable: TCH
Method: Least Squares
Date: 04/18/21 Time: 01:35
Sample: 1985 2019
Included observations: 35

Variable Coefficient Std. Error t-Statistic Prob.

C 19.52514 2.333620 8.366887 0.0000

PIB -0.146724 0.016528 -8.877276 0.0000

PAC 1.516606 0.390164 3.887098 0.0005

R-squared 0.780124 Mean dependent var 17.77143

Adjusted R-squared 0.766381 S.D. dependent var 6.914800

S.E. of regression 3.342207 Akaike info criterion 5.332956

Sum squared resid 357.4512 Schwarz criterion 5.466272

Log likelihood -90.32674 Hannan-Quinn criter. 5.378977

F-statistic 56.76816 Durbin-Watson stat 1.343581
Prob(F-statistic) 0.000000
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.221475 Prob. F(2,30) 0.3090
Obs*R-squared 2.635495 Prob. Chi-Square(2) 0.2677
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Heteroskedasticity Test: White

F-statistic 2.485201 Prob. F(5,29) 0.0544
Obs*R-squared 10.49848 Prob. Chi-Square(5) 0.0623
Scaled explained SS 3.769591 Prob. Chi-Square(5) 0.5830

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 04/18/21 Time: 01:41
Sample: 1985 2019

Included observations: 35

Variable Coefficient Std. Error t-Statistic Prob.
C 22.79747 20.12672 1.132697 0.2666
PIB 1.004700 0.360409 2.787664 0.0093
PIB"2 0.003506 0.001286 2.725943 0.0108
PIB*PAC -0.188803 0.059758 -3.159491 0.0037
PAC -15.53652 6.080679 -2.555064 0.0161
PAC"2 1.973449 0.669760 2.946501 0.0063
R-squared 0.299957 Mean dependent var 10.21289
Adjusted R-squared 0.179259 S.D. dependent var 9.604177
S.E. of regression 8.700878 Akaike info criterion 7.319530
Sum squared resid 2195.453 Schwarz criterion 7.586161
Log likelihood -122.0918 Hannan-Quinn criter. 7.411571
F-statistic 2.485201 Durbin-Watson stat 2.316750

Prob(F-statistic) 0.054424
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U " 2=22.797 +1.004 PIB,+0.003PIB.2 - 15.536PAC,+1.973PAC,2 - 0.188PIB,PAC,

R’=0.29 “R2=0.17 F=2485 n=35 n.R?=3.64
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8
Series: Residuals
74 Sample 1985 2019
Observations 35
6 -
Mean 3.96e-15
5 Median 0.398479
Maximum 5.088103
4 Minimum -6.147052
Std. Dev. 3.242417
34 Skewness -0.141171
Kurtosis 1.859081
2
Jarque-Bera  2.014563
14 Probability 0.365210
0
7 6 5 4 3 -2 1 0 1 2 3 4 5 6
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35

TN Forecast: TCHF
304 Actual: TCH

Forecast sample: 1985 2019

Included observations: 35

Root Mean Squared Error  3.195761

Mean Absolute Error 2.779538

Mean Abs. Percent Error  19.32857

Theil Inequality Coefficient 0.084551
Bias Proportion 0.000000
Variance Proportion 0.061996
Covariance Proportion  0.938004

-5
— T T T T T T T T T T T T T T T T T T
1985 1990 1995 2000 2005 2010 2015

—— TCHF —— £2SE |
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obs Actual Fitted Residual Residual Plot
1985 Q70000 158471 -614705 o.____i______h I
1956 18.3000  47.2923  1.00771 I I
1987 214000 174975  3.90249 I 3@
1988 15.2000 18.8630 -3.66305 I
19849 181000 197799 -1.67990 I I
1940 19.6000 19.2938 030620 I I
1991 205000 22.0386 -1.53862 I I
1992 234000 220669  1.33310 I I
1993 231000 221306 096937 I I
1994 243000 236111 0.68885 I I
1995 281000 248629 323710 I

1996 282000 244825 371754 I I
1997 28.6000 246953 390472 I I
19945 28.0000 25.0881 291187 I

1999 292000 254160 3.78402 I

2000 20,0000  23.8465 -3.84647 G*z::‘:_ I
2001 284000 244900 3.90995 I

2002 257000 253015 0.39548% I Fﬁ
2003 237000 228833 084667 I I
2004 AT.7000  21.3682 -3.6G818 I
2005 15.3000 1B7F761 -3.47611 I
2006 123000 76722 -5.37220 I I
2007 13.8000 148606 -1.06056 I I
2008 11.3000  10.0855 1.21445 I = I
2009 10,2000 153788 -BATET6 a<:;’: I
2010 10,0000 122744 -227435 I
2011 10,0000 631010  3.68990 I

2012 11.0000 617640 482360 I I
2013 9.80000 6.89222 290778 I

2014 106000 551190 508810 I I
2015 11.2000 132091 -2.00811 I I
2016 105000 144161 -3.91614 I
2017 117000 131972 -1.49724 I I
2018 117000 126858 -0.98579 I I
20149 11.4000 137284 -232839 I I
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Coefficients?

Coefficients

Coefficients non standardisés standardisés
Modele B Erreur standard Béta t Sig.
1 (Constante) -9997,419 1063,759 -9,398 ,000
T 5,045 ,531 ,856 9,495 ,000

a. Variable dépendante : PIB
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Coefficients?
Coefficients
Coefficients non standardisés standardisés
Modéle B Erreur standard Béta t Sig.
1 (Constante) -486,185 12,389 -39,242 ,000
T 247 ,006 ,990 39,953 ,000

a. Variable dépendante : PAC
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Summary:

The unemployment crisis is one of the major problems resulting from the economic crises, as it
is a reality in many developed or developing countries, including Algeria, so we tried in this study to
address the most important economic topic represented in the impact of some economic variables
on unemployment rates in Algeria for the period. (1985 - 2019) by taking a comprehensive picture
of unemployment and analyzing its reality in Algeria, in addition to highlighting the mutual
relationship between the most important economic variables and unemployment rates
represented in inflation, gross domestic product, public spending, and the size of the active
population, then the standard study. Which aims to build a standard model for the effect of these
economic variables on unemployment rates, so that multiple linear regression model was used

depending on the application of the MCO method in the analytical and standard study.

The findings were that the gross domestic product and the size of the active population greatly
affect the unemployment rates during the study period, as a rise in the GDP leads to a decrease in

unemployment rates.

It was also reached that unemployment rates continued to decline in the recent period, due to
the openness to national and foreign investment in economic activities and the government's
adoption of programs to support economic recovery, which led to a reduction in unemployment

levels.

Key words: unemployment rates, economic reforms, economic variables, inflation rates,

econometrics.






